We assume that data are missing at random (MAR), given the observed variables that are included in the imputation model.
We used Fully Conditional Specification (FCS), with predictive mean matching (with 5 of the closest observations to draw from) when imputing on missing values on maternal pre-pregnancy weight, birth weight, infant weight gain and interactions terms and ordered logistic regression for parental education. We performed separate imputation models for boys and girls. Number of missing values in each exposure/covariate with missing, and descriptive statistics in the complete and imputed variable are presented in S2 File- Table 2 .
All variables in the full models were included in the imputation model, in addition to the auxiliary variables= child's weight at 6 weeks, child's weight at 6 months, child's weight at 15 months, maternal weight by the end of pregnancy, maternal weight 6 months postpartum, test center and childhood waist circumference. Interaction terms (early life risk factor x MVPA/VPA) were included in the imputation model as "just another variable" (JAV). We removed participants with missing on the outcome of interest for each analysis model. 
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